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IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS 8-K AND EXHIBIT
CONSISTING OF COMPUTATIONAL MATERIALS ARE BEING FILED IN PAPER
PURSUANT TO A CONTINUING HARDHIP EXEMPTION

UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
Washington, D.C. 20549

FORM 8-K

CURRENT REPORT

Pursuant to Section 13 or 15(d) of the
Securities Exchange Act of 1934

Date of Report: August 25, 2004
(Date of earliest event reported)

CITICORP MORTGAGE SECURITIES, INC.
(Packager and Servicer)
(Issuer in Respect of the REMIC Pass-Through Certificates Series 2004-5)
(Exact name of registrant as specified in charter)

Delaware 000-16107, 333-109722 13-3408717
(State or other jurisdiction (Commission File Nos.) (I.R.S. Employer
of organization) Identification No.)
63304

1000 Technology Drive, O’Fallon, Missouri
(Address of principal executive offices)

(Zip Code)

Registrant's Telephone Number, including area code (636) 261-1313

(Former name, former address and former fiscal year, if changed since last report.)



Item 8.01. Other Events.

CITICORP MORTGAGE SECURITIES, INC.
REMIC Pass-Through Certificates, Series 2004-5

Attached as Exhibit I are the Computational Materials (as defined in the no-action letter dated
May 20, 1994 issued by the Securities and Exchange Commission to Kidder, Peabody Acceptance
Corporation I, Kidder, Peabody & Co. Incorporated and Kidder Structured Asset Corporation) and/or
Structural Term Sheets (as defined in the no-action letter dated February 17, 1995 issued by the
Securities and Exchange Commission to the Public Securities Association) prepared by Credit Suisse
First Boston LLC that are required to be filed pursuant to such letters.

G:M25_LEGAL\CAPITAL MARKETS\S& RMORTGAGE\CMSN2004\2004-5\8-K\COMP MATS 8-K\8-KCOMPMATS2004-5V1.DOC



SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has duly
caused this report to be signed on its behalf by the undersigned thereunto duly authorized.

CITICORP MORTGAGE SECURITIES, INC.
(Registrant)

By:_/s/Howard Darmstadter
Howard Darmstadter
Assistant Secretary

Dated: August 25, 2004
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EXHIBIT INDEX

Exhibit No.

I Computational Materials/Structural Term Sheets prepared
by Credit Suisse First Boston LLC
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8. £2 U4 [2:00/010. 12100/ NU. 480401431y T

CMSI1 04-5 Comp 5

Group 3
Pay rules

1.

Notes

Concurrently :
a. 50% as follows:

i. Pay pro-rata to the 3PT1, 3PT2 and 3PT3 until retired.

b. 50% pay to the 3PT4 until retired.

Collataral - 15 Yr Jumbo A
Pxing Speed = 275 PSA.
Pac: None

NAS bonds = None
Floaters: None

Inverse: None

O Bonds — None

PO Bonds - None

PAC Bonds — None

TAC Bonds - None

Z Bonds - None

Collateral Assumptions:

Gross Coupon: 5.42

Net Coupon: 5.00

Cut-Off balance: 178,753,831
Original balance: 178,753,831
Wam: 178

Age 2

O 0 0O OO0 O

Settlement = 08/31
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FROM (WED] 8. 725 U4 15:57/ST 15755/NU. 48b4bT /3T F 5

CREDIT | FIRST
SUISSE | BOSTON

CMSI 04-5 Comp 4

Group 2
Pay rules

1. Concurrently :
a. 7.02885309090808% as follows:
i. Pay to the NAS priority amount to the 2A4 until retired.
ii. Pay to the 952 and the 2A2 in that order until retired.
iii. Pay to the 2A4 until retired.
b. 92.9711469090909% to the AAA until retired.

Notes
¢ Collateral = 15 Yr Jumbo A
Pxing Speed = 250 PSA
Pac: None
NAS bonds =
2A4: Nas % = 2A4 Balance/Total Non-PO Balance
Shift% = Standard Shift
Apply Shift to Prepays, Receives scheduled principal. Standard 60 mo lockout
but only to prepay.

Floaters: None
Inverse: None

10 Bonds - None
PO Bonds - None
PAC Bonds — None
TAC Bonds - None
Z Bonds - None

Collateral Assumptions:

Gross Coupon: 5.00

Net Coupon: 4.75

Cut-Off balance: 280,898,877
Original balance: 280,898,877
Wam: 178

Age 2

OO0 O0O0O0

e Settlement = 08/31

00008
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FROM ' N (WED) 8. 25 04 19:97/51 15:95/NU. 4864614319 V' @

CREDIT | FIRST
SUISSE | BOSTON

CMSI 04-5

Group 1
Pay rules

1. Pay to the NAS priority amount to the 10N1
2. Concurrentty:
a. 4.63973347222222% as follows:
i. Payto the 181 until retired.
ii. Pay to the Combo1 until retired.
b. 95.3602665277778% as follows:
i. Paytothe 151 until retired.
ii. Paytothe Combo1 until retired.
3. Pay to the 13N1 until retired.

COMBO1 Pay Rules:
1. Pay to the 1A24 until retired.
2. Pay to the 1825 and the 13Z1, in that order, until retired.
1321 Accretion Waterfall:
1. Pay to the 1825 untit retired.
2. Pay to the 1321 until retired.
Notes
Pxing Speed = 275 PSA
NAS bonds = 10N1 Apply Shift to Prepays and Principal. Standard 60 mo lockout.

Nas % = 10N1 Bal / Total Non-PO balance
Shft % = Standard Nas Shift Schedule

Settliement = 08/31
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FROM o (WED) 8. 25 04 15:58/8T1 15:55/N0. 4864614319 F 11

CREDIT | FIRST
SUISSE | BOSTON

CMSI 04-5 Comp

Group 1
Pay rules

1. Pay to the NAS priority amount to the 10N1
2. Concurrently:
a. 29.3508259722222 % as follows:
i. Concurrently as follows:
1. 90.9090911074384 %:
a. Pay 1A18 Priority Amount to the 1A18 until retired
b. Pay to the 1A19 until retired.
c. Pay to the 1A18 until retired.
2. 9.08090889256162 % Pay to the PREM2 until retired.
ii. Pay to the LCF3 until retired.
b. 70.6491740277778 % as foliows:
i. Concurrently as follows:
1. 6.56728622248008 % pay to the AS1 until retired.
2. 47.80743580650086 % pay to the AS2 until retired.
3. 30.8601087620249 % pay to the AS3 until retired
4. 5,89768631269266 % as follows:
a. Pay tothe 1A14 until retired.
b. Paytothe 1A15, 1A16 and the 1A17, in that order, until
retired.
5. 8.77748289630177 % pay to the AS until retired.
3. Pay to the 10N1 until retired.

Notes
Pxing Speed = 275 PSA.
NAS bonds =
10N1 Apply Shift to All Principal (sched and prepays). Standard 60 mo lockout
1A18 (Super Nas)
Nas % = Min((1A18 Bal + 8,004,781)/(1A18, 1A19 balances), 99%)
Shift% = Standard Shift

1A18 Priority Amount = Min(1A18 Balance, (All Prin Allocated to 1A18 and 1A18 [STEP
2.2.i.1 above)) X Nas% X Shift% )

Settlement = 08/31

00014
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FROM (WEDT 8. 25 U4 15:59/8T. 15:02/NU-48babI /31T 7 [D

CREDIT | FIRST
SUISSE | BOSTON

CMSI1 04-5 Comp2

Group 1
Pay rules

1. Pay pro-rata to the NAS priority amount to the 1N1 and the 1A2 until retired.
2. Concurrently:
a. 29.3508259722222% as follows:
i. Concurrently as follows:
1. 90.9090911074384%:
a. Pay 1A18 Priority Amount to the 1A18 until retired
b. Pay to the 1A19 until retired.
¢. Paytothe 1A18 until retired.
2. 9.09090889256162% Pay to the PREM2 until retired.
ii. Pay to the LCF3 until retired.
b. 70.6491740277778 % as follows:
i. Concurrently as follows:
1. 6.56728622248008% pay to the 1$13 and the LCF1, in that
order, until retired.
2. 47.8974358065006% as follows:
a. Pay pro-rata to the 7S2 and the 7S4 until retired.
b. Pay to the LCF2 until retired.
3. 30.8601087620249% as follows:;
a. Pay according to the aggregate PAC schedule as
follows: _
i. Paytothe PAC1 and to the 14L1 in that order
until retired. :
b. Pay pro-rata to the 1A12, 1A13 and the 1A7 until retired.
c. Concurrently as follows:
i. 8.33333740308894% pay to the 1A11 until
retired.
h. 91.6666625969111% as follows:
1. Payto the 1A8 and the 1A9 in that
order, until retired.
2. Concurrently as follows:
a. 18.0240837509161% to the
1A107 until retired.
b. 81.9759162490839% to the
1A10 until retired.
d. Pay disregarding the aggregate PAC schedule as
follows:
i. Pay tothe PAC1 and to the 14L1 in that order
until retired.
4. 5.89768631269266% as foliows:
a. Pay to the 1A14 until retired.
b. Pay to the 1A15, 1A16 and the 1A17 in that order until
retired.
5. 8.77748289630177% as follows:
a. Concurrently as follows:
i. 83.3333351405568% to the 7S3 until retired.
il. 16.6666648594432% to the 7S5 until retired.
b. Pay to the LCF4 until retired.
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FROM - (WED) 8. 25 04 15:59/8T.15:55/N0. 4864617319 ¥ 17

3. Pay pro-rata to the 1N1 and the 1A2 untill retired.

Notes
e Collateral - 30 Yr Conf Alt-A
Pxing Speed = 275 PSA.
Pac Bands= 150 - 350 PSA
NAS bonds =
1N1 and 1A2 Apply Shift to Al Principal (sched and prepays). Standard 60 mo lockout.
Nas% = (1N1 + 1A2 balance) /Total Non-PO Balance
Shift% = Standard Shift
1A18 (Super Nas)
Nas % = Min((1A18 Bal + 8,004.781)/(1A18, 1A19 balances), 99%)
Shift% = Standard Shift
1A18 Priority Amount = Min(1A18 Balance, (All Prin Aliocated to 1A18 and 1A19
[STEP 2.a.i.1 above]) X Nas% X Shift% )

e Floaters:
1A12 - 1ML + 1.5, 7 cap, 1.50 floor, 24 day delay, initial libor - 1.60%

e Inverse:
1A13 - 12.16666666% - (1ML * -1.66666667) , 12.16666666% Cap, 3.0 Floor, 24 day
delay,

intial libor = 1.60%

10 Bonds - None

PO Bonds - None

PAC Bonds - PAC1 and 14L1
TAC Bonds — None

Z Bonds — None

Collateral Assumptions:

® o ¢ ¢ s o

Gross Coupon: 5.80

Net Coupon: 5.5

Cut-Off balance: 817,160,368
Original balance: 817,160,368
Wam: 358

Age 2

OO0 00 0O

s Settloment = 08/31

00020
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FROM ' . _ o \WED) 8. 29 U4 16:00/81 15:99/NV. 48b4b12319 1 U

GBS tge YTA

Bloombkerg = CMSI 2004-5 14L1 5.5% LesaL Ny wa Aovicence>
> BCCOG4RBL  CMO: [ 150 350 8/04] g%
&> 9. B00(358)2 wcomammse nssim

ASSUMED | B731/04: 24,107,366 | next pay 9/25/04 (monthly ) | /%0 Cashiiow

creates 8/10-04

collateral 8/25/041 24,107,366 | rcd date B/31/704 (24 Delay) |istrr 92504
| factor 1,000000000000 | accrual B/ 1/04- 8/31/04 et

-NO History-

"5/31/0 LD TAELE
100 200 250 275 500 750 1000}

N VS 100 ZR 200 RGN 50 BN 275 SN Sui iR PS) aYiN 1000 29

DEAL: W Inforwatien is preliminary and subject to change.

?.EIE-.‘.‘.’.'.'.'.'!i'-.'iﬁi.‘.’.‘.‘.‘.‘.’i{:‘ifiﬂffj.'.'.'.'.'S.'JSBB.‘.’.’_'.'_'.’.’S.'-.'SEB.‘.‘.’.‘.'.'.'_'S.'-.‘S.'t.i!'1.'.'.‘.'.'.'.'.'5.'-.'!'3.'15.'_“_‘.'.'I.’.‘_SI..'GZS.’.J
AvgLife 11.89  10.09 10,09 10.03 5.98 .56 .08

Mod Dur 8.39 ?7.38 7.38 7.38 4,95 3.47 2.76
TEindowt??® camns M ereae M oasas M gmms O s YO seae T aose
Spread l§ +121/760  +130/RL  +130/AL i 37/l +246/8L  +274/AL

Preliminary cashflous based upan dealer Treasury Curve - Coverride>

el epresentations. "PRY-SUPY UNNYATI ABIT . 1?:; 1598 2.47 2.9¢ 3.45 4 58 2333

Y=L '

BTSSR ot R e

Formats 1-YT
fustralic 61 2 9777 8600 Brazil SS11 3048 4300 ll.l’%. 44 20 7330 7300
000 U.

Hong Kong 832 2977 6000 Japan €f 9 3201 €900 Singopora 65 6212 1

00023
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FRUR O WEDL B 40 U4 161U/ L 1D/ N 4504014319 2]

GeS Mtge YTA

m e« CMSI 2004-5 782 5.25% LecaL mIy np  FOVICPREE
<60> RCCOG20I9 CMD: M0 Notes

53 5.800(358)2 wconmnse acsum

ﬁ“%ssunEn B/731/04% 49,577,833 | next pay 9/25/04 (monthly ) | 038 Cesreioss

created 6/ 204

collateral 8/25/04: 49,572,833 | rcd date 8731704 (24 Delay) |ister s
-NO History- | factor 1.000000000000 | accrual 8/ 1/04- B/31/04
YI
1000

e WS TS EEPS» IEENSn IS DS+ IEOIPSF

DEAL: ® Inftermation is preliainary and subjeot to change.

ORI 5. 119 50005 49804908 4T T 4652 T TA592 )
AvoLife 7,61 4.69 3.93 3.65 2. 38 1.683 1.53

Mod Dur  5.88 3.93 3.38 3.16 2,16 1.65 1.43

| [Threlii ndow 3% o2s.29 374 Y oans ™ ume Y™ s Y™ osw ™ wanw

2725716
Spread fl +118/AL  +165/AL  +183/AL  RRCHL/AL  +216/8L  +224/AL  +226/RL
Preliminiy casht inws hused wpon dJealer Jregsury Qurve ~ Coverride)
im0 1 e entat jons. "PRN-SUI'™ UNAVAJLABLE. 149 178 2.4 z-gc 3046 4.20 5.07

Formote 1-YT

Australio 6} 2 3777 8600 Brozil 8341 3048 4500 Europe 44 20 7330 7500 49 62 10
Hong Komg 832 2977 6000 Jopan Bi S 320] 8900 Singapore 65 6212 IGIJ U.S. 1 212 318 2000 gg-xgﬂ ﬂ Blocnberg L.P.
2-142-2 23-aug-04 18,0516

00024
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ANEUS 3, 4D, U% TDIUU/SL 1D190/NU. 480401 31 T 4L

el e b WAV

FROM v cver vieeew

GES Mtge YTA
plooipberg < CHST 2004-5 1513 5.5% weom mry wa POV cPse>
<> BCCOFSPS4 CMO: HO Hotes
sﬁa 5.000(358)2 vacoummrnce aseun
SSUMED B/31/04: 22,451,018 [ next pay 93/25/04 (monthly ) | 3020 tashilows
collateral B/25/04: 22,451,018 | rcd date B/31/04 (29 Delay) }istero; Sa54
8/ 1/04- B/31/04 | cotlatere

-ND Historg— factor 1,000000000000 | accrusl
TABLE
1000

100 280 790
s M IS PSS EIPS: RSP IEWS» IS/ NP+

DEAL' m Information is prelisinary and gubjoot to change.

3.26 2.17 1.69 1.43 |
2.68 2.00 . 1,58 1.34

7/725/07 9-04- 172507

+182/AL  +172/AL  +159/RL
Treasury Gave - {override>

3m0 Gmo -2- -3 <3 -10~ -30-

1.49 1.75 2.47 2.86 3.4 4. 20 3.07

AvgLite B.82 4,12 3.49
Dur 5.30 3.52 3.06

Mod
relindow 3™ senm Y% 50800 Y i2mn

0. :
Spread H +135/AL  +169/AL +17B/AL
Preliwinary cashflows based upon dealer

el ¢ hresentations. “PRO-SUP" UNAVAILABLE.
Formois 1-YT 3 5
Ausiralia 61 2 9777 8600 Brozil S511 3048 4500 Euwrope 44 20 7330 7500 45 69 920410
Hong Kong 852 2977 G000 Japan 81 3 3201 8500 Smguptre 65 6212 1000 U.S. t 2312 318 2000 WJPiQ\( Bloomsksrg L,P,
G582-142-2 23-Qug-04 19'05'53
{
00025
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FROM R 111 A R 16:UT/5T. 15755/N0. 4804612319 7 24

GES tige YTA

Ehombe:g e« CMSI 2004-5 783 §% LISAL MY B AOVI<PAGED
<€0> BCCOG20J7  CHO: KD Notes
€3, 5.800(358)2 wccuamask_assin

CRSSUFED | 8731704 49,572,833
collateral 8/25/04: 49,572,833
-NO History= | factor 1.000000000000

next pay 9/25/04 (monthly ) [ 073 Teshilow

orooted 8/ 204

rcd date 8/31/04 (24 Delay) |istProj
accrual 8/ 1/04- B/31/04 llEﬁ wnutml

100 200 250 278 300 750 1000
ol 3l 100 il 200 il 2on oSul 275 gl D00 il *50 U 1000 g8

DEAL: a Information is preliminary ond subject to change.

.----..-....---n----.-_--.--------.--------.---------o----.-.----_---.-....-.--—---.--.......-_--_-_ ------

fvaLife 7,81 4.69 ~3.93 3,65 2.38 1.83 1.5_3‘4
Mod Dur  5.93 3.95 3,40 3.19 2,17 1,65 1.43

| [Frellindou *°* eesas ¥% 2516 M ivmmas ™ iamne 2 wess 2 iaae0 M s

Spread W +103/AL  +153/AL  +173/AL +214/AL  +229/AL  +237/AL

Prelxmumu cashflous hased upon dealer aar ooy Durve - Coverrided .

et o T esentutions. "PRO-SUP" HHAYHILABLE . 1.49 1.7% 2.47 2.85 3.46 4.20 5.00
Formoth 1=vT 3g g
Australio 61 2 97277 8800 1 8811 3048 4500 Europe 44 20 7330 730 ﬂ S 920410

Hong Kong 852 2307 “Wdapmal3aaoxl:wunguparewsztz1ooous 12123192000:: rig_ . oem;gg P
sE! Pg-04 18:09:36
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~ FROM

_ [WED]_ 8. 725704 16:01/5T, [5755/N0. 4864617319 F 25

GES Mtge YTA

W CHST 2004-5 1R18 5.257 resaL mry o  AOUCPRGE
- & BCCOGBFJ2 CMO: HO Hotes

88 <(Gov

5.B00(35B)2 mcmamace assum
87317047 25,000,000 | next pay 9/25/04 (monthly ) 0730 Cashflous
collateral B/25/04: 25,000,000 | rcd date B8/31/04 (29 Delay) |istero; S8
ND History- | factor 1,000000000000 | accrual 8/ 1/04- B/31/04 | miietere
Y Iﬂ)—TKB'EE

100 1000
el S 100 m’Sﬂ m’Sﬂ mSﬂ msn mSﬂ | 1000 283

DESL: W Informotion {3 preliminary and subject to chonge.

----------------------------------------------------------------------------------------------------------

RvoLife 10.65 8.4 1.7 7.48 4,44 3.18 _ 2.58
Mod Dur  7.98 6.60 6.18 6.02 3.87 2.87 2.35

EEEUI ndow 3 102820 2™ aramis 2™ 5508 Y 2md ™ ems U7 s V¥ s
pread +84/AL  +123/R BRK/AL +191/AL +226/7AL +244/AL

frelimiviory cashl fows based upua dealer Treasury Curve — <override
NON=CALLABLE . ; o ~2= -3- ~8~ <10) -30-
A representations. “PRO-SUP" UNAVAILABLE . § 1745 175 2.47 2.6 3.46 9.20 5.
Formot# l-Yl' 5 10
. A3tralia 61 2 9277 6600 Brozil 8811 3048 43500 ope 48 2D 7330 7!

Hong Kong 852 2977 6000 Jepan 81 3 3201 8900 Singopore 65 6212 1000 U 8. 1212 38 20“) wuz-z oy = legl% .P.
-h-lg- 03
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FROM

—_ WEDT_ B 25,04 T6:T1/5L [5:95/NU. §80401 2315 ¢ 20

- wwr www

GES Mtge YTA
W CHSI 2004-5 1A16 B.5% Lcom NIy nn  FOUI<PRGE>
& BCCOGEFFO CMO: N0 Notec

88 <Co>

5.800(358)2 weamace assn

63

RSSUFED ] B731/04F 2,403,000 | next 8y 9725704 (monthly ) | 228 cetiiow
collateral Bs25/04: 2,403,000 | rcd date B/31/09 (24 Delay) Istrof 82504
NO History= | factor 1,000000000000 | accruel B8/ 1/04- 8/31/04 °

: 0 YIECD TAELE
100 200 250 7S S00 750 1000,
v BDNPsh MEEPSss IERDNPs- IEERPs» INEDEPs~ R~ IIDRPSH

DEALY ¥ Information is preliminory and subject to change.

----------------------------------------------------------------------------------------------------------

AvgLite .55 12,00 6,58 8.63 4.74 3.38 2"65'4
Mod Dur 11,63 8.56 7.26 6. 70 4,07 3.00 2.44

[(prellindow * % aes26 3! sasie Y asas Y o Y™ 100509 7 s Y7 emw
Spread [ +79/8L  +114/8L +130/AL  BHE/AL  +20B/A0  +246/AL  +265/AL
Preliminary cashflows based upon dealer Treasury Curve - (ovorvided_
HON-CALLARLE rED}TP‘-:Hn tations. "PRO-syP™ UNRYNILABLE. § 48 1575 2.47 2,06 3.46 4.2 5.07
Format® 1-y7
Australia 61 2 9777 9800 Browi) S311 3048 4500 Europe 44 20 7330 7500 Ger-am}q, ¥ 520410

7330
Hong Kong 852 2977 6000 Japan 81 3 3201 BI00 Singopore €3 6212 1000 U.8. 1 212 218 2000 Copiright 2004 Blocsberg L.P,
&w{ua-z 23-tug-04 18:10:31
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WEDT 5, 23, U4 1002751 15755/ FP0RQ LT T 77

v

tRUM

i WV WV T LA A AR

GES Mtoe YTA

B € CHSI 2004_5 1A7 5,5 LecaL wTY non ROV COPRCED
ﬂm 0> BCCOG4RCS CMO: o Hotes
&5 5.8000358)2 wccwrnase nssun Y
ASSUMED B731/04: 33,615,000 [ next pay 9/25/04 (monthly ) | 39280 Tamfiaus
collateral 8/25/704: 33,619,000

rcd date 8731704 (24 Delay) | istPro; S28r0s
LND History- | factor 1.000000000000 | accrual 8/ 1/04- B/31/04 RSSureS co
: YT

100 200 230 275 300 730 1000
s IEIOPse IEUINPSA IEEOPS: IREERPS? IETNPSA IEEIIPS IENIINPSH

DRaL: X Information is preliminory and subjoot to change.

...........................................................................................................

Avglife 17.17 0. 15 3.50 2.68 1.28 0.93 5]
Mod Dur 10,77 5.22 3.01 2.4 1,20 0.88 0.71

[prelli ndow " saes26 ¥ 1asa8 2™ mesiz M 20 2P seee T 2ss T s
Sprea +9078L  +174/78L +242/8L OHE/AL +310/7AL  +316/AL +315/AL
Pretiminary cashflous based upon dealer ide

0 ooa 2> < B L0y 30
s N ¢ ¢ (11 entations. “PRU-SUP™ UNnVATILOEI [, 1,49 1.75 2.46 2.86 3.96 4.28 5.07

fustralia €1 2 9277 8600 Brazil S511 3040 43500 ope 44 20 7330 7500 aa 49 69 ¢
ight

Hong Keng OS2 2977 6000 Japan 81 9 201 8500 Singupore 68 6212 lm V.§. 1 212 318 2000 &142-2 o &GD?‘OEBIL Pe
= faacy~ 1:1
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DI 8. 2n, 04 Tb:VZ/8L 15:55/NU. 4804614319 ¥ /6

A

GEE Mige YTA
B CHSI 2004-5 1A17 5.5% LECAL MTY hoa  ROVICPRSE>
Blm <o BCCOGGFGB CMO: N Notes

8 5.B00C358)2 waccwmrace assm
ASSUMED B/731/04: 3,545,000 | next pay 9/25/04 (monthly ) Kool vvi ol

| collateral Bs25/04: 3,645,000 | rcd date 8/31/04 (24 Delay) Istproj Sceo04
B8/ 1/04- B/31/04 o

NO History- | factor 1.000000000000 | accrual
W ~YIELD TABLE

100 200 e~ ] @3 500 730 1000
ek - IREEERPS? IEUONPSA EEFSA IEEERPSA RIS RSP~ IINEPSH

DEAL: ® Information is preliminory and subjest to change.

100 ICTCK YT MY T Y2 YT | I -1 St 41
AvgLife 25, 31 18,69 15.69 14.35 6. 74 4,08 3.16
Mod Dur 13.32 11.26 10.09 9,51 5.14 3.56 2.83

815~ 2714~ 10-09- 2519 3,00~ 2509 6-07- aaam

| [rellingow 22 eesss '8 sy
+182/8L  +226/RL  +251/AL

Spread [l +52/AL +B83/AL
Preliminary cashllou; Dased upon dealer Treocury Curve - <override>
-CALLABLE . W e rhtt i . S e tac -2- =3- -5~ -10~ ¢(30)
HOH representations. “PPN-SUP" UNAVYAILOKLL. 1.49 1.75 2.47 2.86 9.46 4.28 $.07
Fornaté 141 0
pustralia 6] 2 $777 6600 Brazil 5311 3048 4500 44 20 7330 7500 90
Hong Xomg 862 2577 €000 Japan 81 3 3201 890D Singupore 65 €212 woo?s. 1 212 318 2000 Copuright T2009 Bloo.borg L.P.
142-2 23-0ug-04 18113:36
00031
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o INEDY B 25 04 16:02/31. 15:95/N0. 4864612319 ¥ 2F

FROM e e e e e
GGS Mge YTA
B . CHSI 2004-5 1A1S 5.5% e my o POV CPRGD
BloSBSIS & L oeres o, o ot
¢ 5.800C358)2 wcammnnce asam

%§§IJHED B8/31/04: 3,395,000 [ next pay 9/25/04 (monthly ) | /%0 Cashilews
collateral B/25/04: 3,952,000 | rcd date B/31/04 (29 Delay) latPro; ss280s

NO History- | factor 1,000000000000 | accrual 8/ 1/04- B8/31/04
My YIELD TABLE

100 200 250 ] 300 ?% 1000]
e AW 100 SER  Puo RSl 250 RER 06 SSiN 500 SN Pb) SSCN 1000 o83

DEAL: ® Informotion is preliminary ond subjeot to change.

.............................................................

-----------------------------------------------------------------------------------------------------------

AvaLite 15.27 8.81 7.13 6.53 3.92 2.68 2.3¢ |
Mod Dur  10.07 6.80 g.75 5.3 3.4 2.60 2,17

lkr!hlindou I s e M samny S Lamng YA 40 12500 Y% 10em0r 1% 30

Spread 1 +99/AL +142/AL +16B/AL [BEA/AL  +231/AL  +259/AL  +2¢b/AL

I r e 1 eseatat ey, "PRO-SUP" UNAVATLABLE. 1.49 1,73 2.47 2,66 3.46 4.20 5.07
Format$ 1-Y7 100-6 II1 9Y-24
9 5204

Austrolio 61 2 9777 8600 Brozil 3511 3048 4500 IIIT 44 20 7330 7300 oreany 49 6 0
Hong Kong 852 2977 €DO0 Japan 91 3 3201 8300 Singopore 65 6212 1000 U.8, 1 212 318 2000 Cog?lgh! 2004 Bloomberg L.P,
6582-142-2 23-0ug=04 18:11:1%

.‘l H 4 3 - ' - = T Crve = & de)
Pu.ll.l.num.r'l cashilous based upon iealer aay TSRy QIVE - (owerride)
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FROM

&> 5. 800(358)2 wccwmace assm
[ ASSUMED B/31/04: 6,041,916 [ next pay 9/25/04 (monthly ) [ 230 cenilows
collateral 8/25/04¢ 6,041,916 | rcd date B/31/04 (24 Delay) |iswro S
-NO History- | factor 1,000000000000 | accrual 8/ 1/04- 8/31/04
mm‘“"*—“‘——vrttn—'rm

100 250

T TWEDY. 8725704 T6:02/5T 1h:55/N0. 4864612315 ¥ 3V

GES Mtge YTA
Bloo CHSI 2004-5 1A10 6% Lesm mry won 80U PAGE>
&> BOCOGRGD  CHO: 0 otes

o B IS SIS IS MNP+ MNP ISP Y

DEAL: B Information is preliminary amd subject to change.

AvgLite  28.08  23.06  19.35 17.15 2. 50 1.683 T.47
Mod Dur 13,24 12.12 11.05  10. 23 2.35 1.69 1.37

| Bpreblindow P easme 2P amas 1 gemee V" Y s ¥ 2506 2™ s
Spread |J +57/AL +113/AL  +131/AL +318/6L +341/RL  +353/AL
Preliminary vashflous based upun dealer Treasury Curve - <override)
e N eprese tal inns. "PRO-SUP" WHnvinTLADLE. 1795 173 2.97 2,05 3.46 .28 5.0
Formote 3-YT 10 0
austrolie 61 2 9777 8500 Srazil 5511 3048 4500 Eurcpe 44 20 7330 7500

rope
Hong Kang B52 2977 6000 Japerm 81 9 320) QPU0 Singapore 635 6812 1000 U.S. 1 212 316 2000 copgriyﬂ 203* Bloombery L P
£962-142-2 23~Aug=0d 18:12:36
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C{HEDY. 8 24,04 16:02/81. 15:55/NG 4864617319 ¢ 3l

FROM e e —— -
GES Mtge YTA
Eoombgg « CMSI 2004-5 1A9 BY LeeaL M1y wa POV CPARE>
0> BCCOG4RF2 CMO: M0 Notes
& 5.800(358)2 unccuamrace aseum

“HSUTED 0731/ 2, 105,000 [ next Py 9725/0% (nonthly )| 8 S
Lcollateral 8/25/04: 2,106,000 | rcd date B/31/04 (24 Delay) |istProy S8
NO History- { factor 1.000000000000 | accrual 8/ 1/04- B/31/04

0 Y1 E
1000,
sxics -2 HWSR Sﬂ E‘IW’SH IE-IPSR lﬂ!lPSﬂ WSH | i g8

DEAL: M Information is preliminary and subjeot to change,

..........................................................................................................

Avalife 25.89 18,27 13.90 11.46 2.41 1.73 1.40
Mod Dur 12.82 10,80 .18 8.08 2.18 1.60 1,31

rWindow ™ 1zaet M s M emsis Y 1mn ™ sasr Y™ nasee Vgm0
‘ESp‘re'au W+100/AL  +1367AL  +156/AL  [ADYV/AL  +324/AL  +345/AL  +355/AL
Peeliminvwy cashi lows baceyd woon dealer Treasury Grve = Coverride)

vepresenlations. "PRO=-SUP" UWAYHTLABLE. 1999 175 2.97 2,85 3.46 4.20 5.0
Formats 1-YT

fustralia 61 2 9777 960D Bruxi) 9511 2049 4500 44 20 7330 7300 Gernany 43 €9 920410
Hong Kong 852 2977 6000 Japan 61 3 3201 8900 Singapare 63 6232 1000 D10 1212 310 2000 Copyriont Bloombery L.P.
GSB!:me—z 23-fug-04 1543107
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VROK WRD) B 49, U4 10:03/51 [5To/NU 430801231y YA

- vt wvow

GES Mtge YTA

Ele‘lg &6 CMSI 2004-5 1A8 b% LeoaL mTY DU <PREE>

0> BCCOG4RES CMD: 0 Hotes
&, 5.800(358)2 waccwrace assum
“ASSUFED | B/31/08: 6,868,000 [ next pay 9725709 (monthly ) | 228 Goerrias
collateral B/25/04: 6,668,000 | rcd date 8/31/04 (24 Delay) |istero; s/2so4
LND History- | factor 1000000000000 | accrual 8/ 1/04- B/31/04 =l iaters)

YIELD TABLE
800

wit IR - IWSH BEINs: BRI s, WP sn L0002

DEAL' = Information is preliminory and subject to change.

-----------------------------------------------------------------------------------------------------------

vgLife 23.82 15,27 10.90 8.17 2. 21 1.59 1.28
Mod Dur 12.36 9,73 7.77 6.25 2,02 1.47 1.20
LD‘TELJlndOU‘zlzs. 183-30 1718~ 172572 &r13- 9/25/1? 210~ 4/25/15 WIWOS bl 4,25/06 11705~ 1,25/06
Spread J +110/AL  +150/RL  +170/AL MW/AL +330/AL  +350/AL  +358/AL

Preliminary cashflous based wpon dealer Tregwury Qurve = (overrido)

NN ! 3m0 6w ~2- 3= <55 <10> ~30-
HOW-CALLAJLE representat sous. "PRO-SUP" URAVATILOELE. 1.49 1.75 2.47 2,06 3.46 ¢.28 3.0
Formats 1-YT

fAustralia 61 2 S277 5600 Brozil 5331 048 4500 Europe 44 20 7330 7S00 :
Hong Kong 852 2977 €000 Japan 81 3 3201 8900 Singapere €5 6212 1000 U.S. &2123182@@22
1

va 49 63 520410
% 20 B)bemburg L.P.
-2 29-fuy-D4 16:13:29
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FRUM O NEDT B, 49 ua 0nUI/sL 1922/ NV. 4904¢ 0131y T3

- v mww o T werwer 4 b WYL W

CHST 04-5 1A13 Mtge YTA DGES Mtge YTA

100-00 Price is fictitious

E“’mbﬁs 66 CHMSI 2004-5 1A13 9,5% et my wan  ROVIPAGE)
<> BCCOGEFS2  CMD: INVERSE FLOATER O Hotes

€5 5.800(35B)2 wcommeace assm  ¢-1.656667. IBORDINY +1216. 6667BP CAP:FLR=12.17:3. 000
8/31704: 1,800,000 | next pay 9/25/04 (monthly ) /30 Cashilows
collateral 8/25/04: 1,800,000 | reset 9/25/04 (24 Delay) isthroy 04
ND History= { factor 1.000000000000 | accrual 8/ 1/04- B/31/04 % 1.6000

20260 DOCNTNG YIELD TABLE ?Ed_lndexm

| 18t INDEX 1.6000
100 200 230 278 S00 750 1000
1 SN 100 il 200 SSCE L0 2Rl 075 SR 500 oSGN 750 oSGl 1000 oS

DEAL: ® Inforwation is prelisinary and subjeot to chonge.

----------------------------------------------------------------------------------------------------------

AvgLite i7.1¢ 6./ 3.50 2.62 1.28 __ 0.33 0.75 |
Bprd Dur  8.09 4,42 2.71 2.17 1.15 0.85 0.69
elindow 4/25/17- 9/25/04- 9/25/04- 9/25/04- 9/25/04- 9/25/04- 9/25/04
| _ver noecefl]l 12/25/28  1/25/18  Br25/13  2/25/10  9/25/06  2/25/06 11/25/05

: P N Mo Dao B g 5o 10 80~

NON-CALLABLE P ese p 1 B 1.49 1,75 2.47 2.06 9.46 .20 3.07
Formats a-m

Australio 61 2 9777 6600 Brazil 3511 3048 4BOD 44 20 7330 7300 Cernomy 99 §9 920410

Hong Keng 852 2977 €000 Jopon 81 3 3201 8900 Singupore 65 6212 1000 u.s. 1 212 318 2000 cOpgngM 2004 Bloonberg L.P.
€582-142=2 23-tg-04 18:13:42
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FROM

_RED)_ 8, 25,04 16:U3/51, lb’:’bb/NU.ﬁﬁbw‘_l;ﬁl‘)l'P 4

e ww v s W oW e A ..

CMSI 04-5 1R12 Mtge YTA DGES Mtge YTA
100-00 Price is fictitious

Bloombe CMSI 2004-5 1A12 3.1% e v na OV CPRSED
Dot alonad & oG4S CNO: FLOATING RATE BOND 0 wotes
< _5.B00(35B)2 weccwoe canm  (1xLIBOROIM)+150BP cop:ruse 2, 00011 500
RSSUFED | §73L/04: 3,000,000 [ next pay 9/25/04 (monthly ) 07350 Comhilove

collateral 8/25/04: 3,000,000 | reset 9725704 (24 Delay) |istrro Jason
L NO Histery- | factor 1.000000000000 { accrual B8/ 1/04- B/31/04 | 1st 1aoex 1.6000

Fm——s.msobsm DISCUUNI FmEGIN BP anm
1000
s B WIIIFSH WEPSH EGDNFSH EEERFSH IS MEEPSh IENIIPSA

bEAL: ® Information is preliminary and subjoct to changs.

-----------------------------------------------------------------------------------------------------------

AvgLife i7.17 _ 6.75 3,50 2.62 1.28 0.93  0.75 |
findex Dur  0.09 0.08 0.07 0.07 0.07 0.07 0.07
Dpellindow 4/25/17- S/25/04- 9/25/04- 9/25/04- 9/25/04- 9/25/04- 9/25/04
vy noexrlll 12/25/26  1/25/18  B/25/13  2/25/10  S9/25/06  2/25/06 11/25/05
Prdhnnnn y cashl Inus based nupon dealer

e I epresentakions. "I'MU-SUP™ UNAYATI aRLL.
Formots 4—17'9
pustrolio 61 2 9777 6600 Brazi) 9811 3048 4500

Cnrmar\x 49 63 920410
Blocmberg L.P,

Hong Kong 832 2977 €000 Jogen 81 3 9201 85Q0 Singupore 65 6212 XWU ﬁes 1 212 318 2000 w& 5 AR
23-Aug-04 1871318)
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